Formulario Modelo 1 Standard Form #1

NOTIFICACION DE PARTICIPACIONES NOTIFICATION FORM FOR MAJOR
COMISION
E;Ef&’é“;ém SIGNIFICATIVAS HOLDINGS
— (Debe ser remitida al emisory a la Comision (It shall be sent to the issuer and to Comision
Nacional del Mercado de Valores)' Nacional del Mercado de Valores)'

Registro de entrada N°: 2022080379 15/06/2022 16:43

1. IDENTIFICACION DEL EMISOR ? | IDENTITY OF THE ISSUER ?

[ BANCO DE SABADELL, SA. ]

2. MOTIVO DE LA NOTIFICACION (marque lo que corresponda) | REASON FOR THE NOTIFICATION (tick as appropriate)

[vV]1 Adquisicidn o transmisiéon de derechos de voto | Acquisition or disposal of voting rights

[V] Operacion realizada en un mercado regulado | Transaction carried out in a regulated market

[vV] Adquisicidn o transmision de instrumentos financieros | Acquisition or disposal of financial instruments

[V] Operacion realizada en un mercado regulado | Transaction carried out in a regulated market

[ 1 Modificacién en el numero de derechos de voto del emisor | Modification of the number of voting rights of
the issuer

[ 1 Otros motivos (especifiquelo)® | Other reasons (please specifyf

3. IDENTIFICACION DEL SUJETO OBLIGADO * | IDENTITY OF PERSON SUBJECT TO THE NOTIFICATION OBLIGATION *

Apellidos y hombre o denominacidn social | Full name or company name:

BANK OF AMERICA CORPORATION

Ciudad y pais del domicilio social (si aplica) | City and country of registered office (if applicable):

Wilmington / UNITED STATES

[ 1 Celebracion de un acuerdo para el ejercicio concertado de los derechos de voto® | Agreement for concerted
exercise of voting rights®

4. IDENTIFICACION DEL ACCIONISTA (S) O TENEDOR DEL INSTRUMENTO FINANCIERO (si es distinto del indicado en el
apartado 3) (ver 4 bis del anexo) 6 | FULL NAME OF SHAREHOLDER(S) OR HOLDER OF THE FINANCIAL INSTRUMENT (if
different from 3) (see 4 bis in the annex) ©

L ]
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5. FECHA EN LA QUE SE CRUZO O ALCANZO ELUMBRAL’ | DATE ON WHICH THE THRESHOLD WAS CROSSED OR

REACHED’

( 10/06/2022 W

6. POSICION TOTAL DEL SUJETO OBLIGADO | TOTAL POSITION OF PERSON(S) SUBJECT TO THE NOTIFICATION OBLIGATION

% derechos de

voto atribuidos

a las acciones
(total 7.A)

% of voting rights
attached to shares
(total of 7.A)

% derechos de voto a
través de instrumentos
financieros
(total 7.B1+7.B.2)

% of voting rights
through financial
instruments
(total of 7.B.1 + 7.B.2)

Total %
(7.A +7.B)

Total oflaoth in %
(7A + 7.B)

Numero total
de derechos de

voto del emisor®

Total number of voting
rights of the issuer®

Situacion resultante
en la fecha en la
gue se cruzd o
alcanzdé el umbral
1,681
Resulting position on
the date on which
a threshold was
crossed or reached

4,642

6,323

5.626.964

Posicion de la
notificacion
previa (si aplica)
NA.
Position of previous
notification
(if applicable)

N.A.

0,000
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7. DETALLE DE LA SITUACION RESULTANTE DE LA NOTIFICACION EN LA FECHA EN LA QUE SE CRUZO O ALCANZO EL
UMBRAL® | DETAIL OF THE RESULTING POSITION ON THE DATE ON WHICH THE THRESHOLD WAS CROSSED OR
REACHED °

7.A. Derechos de voto atribuidos a las acciones | Voting rights attached to shares

NUmero de derechos de voto" % derechos de voto

Clase o tipo

o : )
de acciones Y% of voting rights

Number of voting rights77

Codigo ISIN
. q 10
(si es posible) Directo | Direct Indirecto | Indirect Directo | Direct Indirecto | Indirect
Class or type (Art 9 de la Directiva 2004/109/ (Art 10 de la Directiva (Art 9 de la Directiva 2004/109/ (Art 10 de la Directiva
of shares ECy art 23 RD 1362/2007) 2004/109/EC y art ECy art 23 RD 1362/2007) 2004/109/EC y art
ISIN code 24 RD 1362/2007) 24 RD 1362/2007)

(Art 9 of Directive
2004/109/EC and Art 23 of
RD 1362/2007)

(Art 9 of Directive
2004/109/EC and Art 23 of
RD 1362/2007)

. . 10
(if possible) (Art 10 of Directive

2004/109/EC and Art 24 of
RD 1362/2007)

(Art 10 of Directive
2004/109/EC and Art 24 of
RD 1362/2007)

ESOT13860A34 94.595 1,681

SUBTOTAL 7A 94.595 1,681

7.B.1. Instrumentos financieros segun el Art. 13(1)(a) de la Directiva 2004/109/EC y art.28.1a) del RD 1362/2007 |
Financial instruments according to Art. 13(1)(a) of Directive 2004/109/EC and Art. 28.1a) of RD 1362/2007

Numero de derechos de voto
gue pueden ser adquiridos si el
instrumento es ejercido o canjeado

% derechos
de voto

Fecha ultima de Periodo de

- 12
vencimiento

Tipo de instrumento financiero L .13
ejercicio o canje
Number of voting rights %
that may be acquired if the of voting rights
instrument is exercised/converted

Type of financial instrument

o 12 . . .3
Expiration date'” |Exercise/conversion period

Right to Recall N/A 2769 0,049
Physical Swaps 16/06/2022 N/A 21495 0,382
SUBTOTAL 7.B.1 24.264 0,431

7.B.2. Instrumentos financieros con efecto econdmico similar de acuerdo al Art. 13(1)(b) de la Directiva 2004/109/EC
y art. 28.1 b) del RD 1362/2007 | Financial instruments with similar economic effect according to Art. 13(1)(b) of
Directive 2004/109/EC and Art. 28.1 b) of RD 1362/2007

i Lo e y % derechos
Fecha Ultima de Periodo de . Liquidacién fisica Numero de . ik
Tipo de instrumento financiero — 12 ejercicio o canje o en efectivo derechos de voto
vencimiento
5
Type of financial instrument - o Exercise/ Physical or cash Number of ofvgct)“ing
Epieien Cel® conversion period” settlement voting rights'* rights
Swaps 31/08/2023 N/A Efectivo 274 0,005
Swaps 15/02/2023 N/A Efectivo m2 0,020
Swaps 04/01/2023 N/A Efectivo 54174 0,963
Swaps 29/07/2022 N/A Efectivo 10714 0,190
Swaps 31/07/2023 N/A Efectivo 4 0,000

3/5




Formulario Modelo 1

COMISION
NACIONAL
DEL MERCADO
DE VALORES

Standard form #1

) ) ) : Fecha Ultima de . P.er.l’Odo de, 13 Lrguiesien fisica Namero de 14 %((:ijee:/eoctgos
Tipo de instrumento financiero VAR i A > ejercicio o canje o en efectivo derechos de voto
Type of ﬁnonc"I:a/ instrument Exoi B Exer-(;ise/ Physicdlnor cash /\Ium.lver of ofv(:gc;/ng
(eIl conversion period” settlement voting rights' rights
Swaps 15/06/2027 N/A Efectivo 172 0,003
Swaps 18/03/2026 N/A Efectivo 731 0,013
Swaps 03/05/2023 N/A Efectivo 108.348 1,926
Swaps 05/05/2025 N/A Efectivo 23 0,000
Swaps 17/05/2023 N/A Efectivo 54174 0,963
Swaps 23/05/2023 N/A Efectivo 4.928 0,088
Swaps 16/11/2022 N/A Efectivo 707 0,013
Swaps 21/09/2022 N/A Efectivo 1.612 0,029
SUBTOTAL 7.B.2 236.973 4,21

8. INFORMACION SOBRE EL SUJETO OBLIGADO(marque lo que corresponda) | INFORMATION IN RELATION TO THE PERSON

SUBJECT TO THE NOTIFICATION OBLIGATION (please tick as appropriate)

[ 1 Elsujetoobligado no estad controlado por ninguna persona fisica o juridica ni controla, directa o

indirectamente, a ninguna persona juridica que posea alguna participacion en el emisor' | Person subject to
the notification obligation is not controlled by any natural person or legal entity and does not control any

other undertaking(s) holding directly or indirectly an interest in the (underlying) issuer

15

[V] Detalle de lacadena de control a través de la que se poseen los derechos de voto y/o los instrumentos

financieros. Se empezara identificando a la Ultima persona, fisica o juridica, que tenga el control'® | Full chain
of controlled undertakings through which the voting rights and/or the financial instruments are effectively

held starting with the ultimate controlling natural person or legal entity76

Informacién sobre la cadena de control | Information in relation to the full chain of control:

[ Details of the corporate structure is attached.

Apellidos y nombre o Denominacion socia

Full name or Company hame

|16

% derechos

% of voting

de voto

% derechos de voto a
través de instrumentos
financieros

% of voting rights

Total
(si la suma alcanza o
supera el 3% o el 1%
si tiene su residencia
en paraiso fiscal)

Total

rights through financial (if the sum is equal or

instruments higher than 3% or 1%
when the residence is in
a tax haven jurisdiction)
MERRILL LYNCH INTERNATIONAL 1486 3349 4,835
BOFA SECURITIES EUROPE SA 0,195 0,140 0,335
Bank of America, NA 0,000 1153 1153
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9. DERECHOS DE VOTO RECIBIDOS EN REPRESENTACION PARA UNA JUNTA GENERAL DE ACCIONISTAS
DETERMINADA" | VOTING RIGHTS RECEIVED/GRANTED BY WAY OF PROXY FOR A PARTICULAR GENERAL MEETING'”

NuUmero de

derechos de voto % derechos de voto Fecha (dd/mm/aaaa)

g " .
T % of voting rights Date (dd/mm/yyyy)

10. INFORMACION ADICIONAL ' | ADDITIONAL INFORMATION 8

( The person under obligation is not a controlled company within the meaning of article TRLMV. W

Anulacion de notificaciones anteriormente remitidas | Annulment of notifications previously sent

Fecha de registro

Numero de registro de entrada <l eriEeE

Motivos de la anulacion

Entry registration number Reasons for the annulment

Entry registration date

Lugary fecha de la notificacion | Place and date of the notification

( En London a 15/06/2022 W
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Bank of Amernica, National Association

it (28

Company Appointments  Ohamership

Dietails

Stacture Tree Waller  Shares Held

Basic Search || By Details By Entity Additional Diata || Display Save
Structure @ Show As at
| | 1T |
Legal Structure - | Structore above = || 10/062022 li
Legal Structure

Eank of Americs Corporation
100 00000000008
BOA081376316%

500 Commnon (30 Par) shares

100.0000000000%
B0 40813 74316%
834 Cormmom Stock shares

I
BAC Morth America Holding Cosmpamy
Bl 40813763 16%
BO4031376316%
151,002,134 Vating Conmman shares

Eznk of America, Mational Association




BofA Seconties Europe SA

B & =

Company Appointments Oamershipn Grouap
Diatails

Stocture  Tree Walleer  Shares Held

Tree Walker (Legal Structure)

Baszic Search || By Details By Entity Additicnal Diata Display 2a
Structure () Show Asat
Legal Structurs - Structure above - | 10/06/2022
Legal Structure

100.0000000000%:
1000000000000
I
Bank of America Corporation Dulermill Lymch i L1C
0000000000005 1000000000000
0000000000005 010000000008
500 Cormmom (30 Par) sharas 2,000 Conunon sharey
I |
HE Holdings Corporation | | hderril Tynch Gr ings L LT.C
90 2000000000%% 0. 1000000000%:
100000000000 0% 01000000000
724,902 370 Ordinsry shares 717,630 Ordinary shares

BofA Seoumities Europs 54




Merrill Lynch International

e &

Cormpany Appointmests Ommership

Details

Strocture .  Tree Walleer  Shares

Held

Tree Walker (Legal Structure)

Basic Search || By Details || By Entity || Additional Data || DHsplay || Save £
Structure O Show As at
i .2 A AR :
Legal Structure * | | Structure above ” | 10/06/2022 | [
Legal Structure
Bank of Armerica Corporation
L0D.0R00000000%
100.D000000000%:
500 Commmaom (30 Par) shares
BofAME. Teraey Holdings Limited NE Holitinzz Comporstion
100 0000000000% LO0.0D00000000%E
100 00000000005 100.000000000%:
1,000 Ordinary shares 9,000,087, 038 Ordinary shares

BofAML EMEA Holdines 3 Limited
£0.1000000378%
£20.1000000378%

2,343,716,305 Oudinary shaves

BofAML Ti ings Limited
19.3990000G1 2%

ML UK Capital Hildines T imited
100, 0000000000
1000000000000

7,933,027 545 Ordinary shares

Memill Lymch Intammational




